AHHOTaUMs K pado4eil mporpaMMe JUCHUIINHBI
«PHUCK-MEeHeTKMEHT»

Jucuuminna «Puck-MeHeMKMEHT» NpeaHa3HaueHa [ MaruCTPaHTOB
HarpaBieHus: noaroroBku 38.04.01 DkoHomuka, oOpaszoBarenbHas Mporpamma
«DUHAHCHI.

HucrumnHa «PucK-MeHeIKMEHT» TIpellHa3HaYeHa JUIsi MarucTpaHTOB
HarpaBieHus: noaroroBku 38.04.01 DxoHoMuka, oOpas3oBaTelibHAsl MpOTrpaMma
«DUHAHCHI.

HucrumnHa «PUCK-MEHEeIPKMEHT» BKJIIOYEHA B COCTaB BapUATUBHOM YacTH
0Js10Ka «{uCIUIIMHBL (MOJTYIIN)».

O6mass Tpya0EMKOCTh OCBOCHHUSI JUCLMIUIMHBI COCTaBIseT 3 3a4€THBIX
enuHuIlbl, 108 yacoB. YUeOHBIM IJIaHOM MPEAYCMOTPEHBI MPAKTUYECKUE 3aHATUS
(36 yacos, B Tom yucie MAO 18 gacoB), camocrosiTenbHast padota cTyaeHToB (72
yaca, B TOM uuclie 54 YacoB Ha NOATOTOBKY K »3K3ameHy). Jlucuurimna
peam3yercs Ha 2 Kypce, 3 ceMecTpe.

N3ydenune aucuuiuiiHbl «PUCK-MEHEMKMEHT» Oa3upyeTcs Ha 3HAHUAX U
HABBIKAX, TMOJYYEHHBIX TIPU OCBOCHUU JUCHUIUIMH «MaKpOIKOHOMHUKAY,
«MUKpPOIKOHOMHUKAY», « IKOHOMETpUKA», «CTaTUCTUKA» U TIO3BOJISIET MOJATOTOBUTH
CTYJIEHTOB K OCBOCHHIO PSiJla TAKUX IUCIUIUIMH, KaK «YTPaBIE€HUE CTOUMOCTBIO
KOMITaHuny», «Peopranuzaius OuzHeca: CIUSHUA U TIOTIoMmeHus», « COBpeMEHHbIE
KOHIIENIIMK (PMHAHCOB U KPEIUTA», MPOXOKACHUIO MPEIAUNIIIOMHON MPAKTUKU U
MOATOTOBKE BBITYCKHOM KBAIM(DUKAITMOHHOM PAOOTHI.

Conepxanue TUCHUILUIMHBI OXBATHIBAET CIICYIONIUA KPYT BOIIPOCOB:

1. UnenTtudukaius u oleHKa PHUCKOB: PHIHOYHBIE U CIIEHU(PUUECKUE PUCKHU
OpraHu3alluii; PUCKU CYOBEKTOB (DMHAHCOBOTO PHIHKA — PHUCKH OaHKOBCKOTO
CEKTOpa, PUCKH MUKPO(DUHAHCOBBIX OPTaHU3aLINM, PUCKH JTU3UHTOBBIX KOMITAHHM,
PUCKH CTPAaXOBBIX OpPTaHU3AIMMA, PUCKUA CYOBEKTOB MEHCHOHHOTO PBHIHKA; PACUET

[mapamMCTpOB PUCKA, BBIABJICHUC ITPUYWMH BOZHUKHOBCHUA PUCKOB.



2.  Meronpl  ympaBieHus ~ (UHAHCOBBIMU  pHCKaMHU:  H30eXaHHeE,
JUMHUTHPOBaHUE, AUBEpCcUDUKAIINS, XeIKUPOBAHUE, CTPAXOBAaHUE; MPOLETYpPhl U
TEXHOJIOTUH YIIPABJICHUS PUCKaAMHU.

3. MeTonbl KOJMYECTBEHHOM OLIEHKM PHUCKOB: CTATHUCTUYECKHE METOMbL;
METO/Ibl OIICHKH BEpPOSITHOCTH MCIOJHEHUS; METOAbl aHajlu3a BEPOSTHOCTHBIX
pacrpeiesieHui MOTOKOB TUIaTeXeN; UMUTAIMOHHOE MOJICITMPOBAHUE.

4. OUHAHCOBBIA PHUCK-MEHEKMEHT B KOMIIAHUSIX PEAIBHOTO CEKTOpa:
u7eHTU(GUKAIINS PUCKOB; MEKIYHAPOAHBIC M POCCUIICKHE CTAaHAAPTHI YIIPaBICHUS
pucKaMu; Tarnbl HGOPMUPOBAHUS CTPATETHUN PUCK-MEHEIKMEHTA.

5. ®OUHAHCOBBIA PUCK-MEHEKMEHT B KOMMAaHUAX (PMHAHCOBOTO CEKTOpa:
HOPMAaTUBHOE PETYJMPOBAHUE CHCTEMBI PHUCK-MEHEIKMEHTA; MEKIyHAPOIHbIC
CTaHJApThI yNpPaBICHUS pUCKaMU (PUHAHCOBO-KPEIUTHBIX Opranu3anuii — bazens
11, Solvency Il; cucTtemMbl BHYTpEHHETO0 KOHTPOJS (HHUHAHCOBO-KPEIAUTHBIX
OpraHu3aIuu.

5. IlpakThueckue acmekTbl yNpaBleHUS (PUHAHCOBBIMH  pPHCKaMU
rocyfapcTBa: CHCTEMHBIM TMOAXOA K YIpaBieHUIO (UHAHCOBBIMU pPHCKAMU
roCcyapcTBa; uneHTuukamnus,  ki1accuukanusi,  WHBEHTapu3alus U
KOJIMYECTBEHHAs OIIEHKA PUCKOB; PUCKH ONEPATUBHOTO YIPABJICHHS OOIKETHHIMU
NOTOKaMH, PpHUCKH OIOJKETHOTO y4yeTa, PHUCKU OIOJUKETHOIO  KOHTPOJIS;
dbopmupoBaHue pe3epBHBIX (DOHIOB; CITOCOOBI aanTaluy (PUHAHCOBOM CUCTEMBI K
puckam; npoduIaKTUKa, MPEBEHIINS PUCKOB; MOHUTOPUHT (PMHAHCOBBIX PUCKOB.

[enb: paciipuTh U yriayOUTh 3HAHUS CTYJIEHTOB B 001acTU (PMHAHCOBOTO
PUCK-MEHEKMEHTa,  CPOpMHUpOBaThH  HABBIKM  OIEHKM W yHOpaBJICHUS
(VMHAHCOBBIMU pPHUCKaMH JUISI Pa3pabOTKU CTPAaTeTUH PUCK-MEHEIKMEHTAa B
KOMIaHUSAX U TOCYJIAPCTBEHHBIX KOPIIOPAIUsIX.

3agayamMu  Kypca 0o JauciUIUIMHE — «PUCK-MEHEIKMEHT»  SBIISIETCS
dhopmupoBaHue MpodecCHOHATBHBIX KOMIIETSHIINMI B 00JIaCTH:

1. Ouenku (pUHAHCOBBIX PUCKOB;

2. HammoHanmbHBIX M MEXIyHapOJHBIX CTaHIAApTOB (PMHAHCOBOTO PHCK-

MCHCOKMCHTA,



3. Paspabotku cTpareruu pUHAHCOBOTO PUCK-MEHEIKMEHTA.

JUiss  ycremrHoro  M3YYeHHS  AUCIHUIUIMHBI  «PUCK-MEHEIKMEHT» Y
oOydaromierocss Mo MporpamMme  JIOJDKHBI ObITh C(HOPMHUPOBAHBI CIIETYIOUTUE
MIpEeIBAPUTEIHHBIC KOMIIECTCHITUH:

— CIIOCOOHOCTh MCHOJIb30BaTh OCHOBbI JKOHOMHUYECKMX 3HAaHUU B
pas3nnyHbIX chepax IesTeTbHOCTH,

— CIIOCOOHOCTb OCYHIECTBIATH cOOp, aHamM3 U OOpabOTKy JaHHBIX,
HEOOXOAMMBIX JIJIs pelIeHHs NpodheCCUOHANBHBIX 33]1aY;

—CHOCOOHOCTh BBIOpaTh MHCTPYMEHTAJIbHBIE CpEICTBA JJIsi OOpabOTKHU
SKOHOMUYECKHX JAaHHBIX B COOTBETCTBHM C  IIOCTABJICHHOW  3aJlayei,
MIPOAHATIM3UPOBATH PE3YJIHTATH PACUETOB U 00OCHOBATH MOJIYYCHHBIC BHIBOHI |

— CIIOCOOHOCTH HAa OCHOBE THUTIOBBIX METOJHMK U ACHCTBYIOIIEH HOPMATHUBHO-
MpaBoOBOM 0a3bl paccuuTaTh HSKOHOMHUYECKHE U COIMAIbHO-3KOHOMUYECKHE
MOKa3aTelld, XapaKTepU3yollue 1eITeIbHOCTh XO3SIMCTBYIOMINX CYObEKTOB |

— CIIOCOOHOCTHI0O Ha OCHOBE ONHMCAHUA HSKOHOMHYECKHX TPOIECCOB U
SBJICHUM CTPOUTH CTaHJAPTHBIC TEOPETHUUYECKUE W SKOHOMETPUYECKHUE MOJIEIH,
aHAJIM3UPOBATh U COIEPYKATEIHLHO HHTEPIIPETUPOBATH MOTYYCHHBIE PE3yIIbTaTHI,

—  CIHOCOOHOCTh  aHAIM3UPOBaTh M HUHTEPIPETUPOBATH  JaHHBIC
OTEYECTBEHHOM U 3apyOeKHOM CTAaTUCTUKU O COLHATIbHO-3KOHOMUYECKHUX
mpoleccax ©  SBIICHHUSAX, BBISBISATH TEHICHIIMM W3MEHEHHS  COITMATIBHO-
HKOHOMHUYECKHUX MOKa3aTeseH;

— CcmocOoOHOCTh, HCIOJIB3Ys] OTCUECTBEHHBIE M 3apyOEKHbIE HCTOYHUKHU
uHbopMaIuu, cobpaTh HEOOXOIWMBbIE JaHHBIE MPOAHATU3UPOBATH WX U
MOATOTOBUTH HH(POPMAITMOHHBIN 0030p W/WJIM aHATTUTUIECKUN OTUET;

— CHOCOOHOCTH WCIIOJI30BAaTh I pEUICHHWS aHAIUTUYECKUX U
UCCJIEOBATENILCKMX  3a/7lad  COBPEMEHHBIC  TEXHHMYECKHE  CpEICTBA U

nH(OPMAITMOHHBIC TEXHOJIOTHH.

B pesynpraTe wu3ydeHHs] AUCHMIUIMHBI y oOydaromuxcs (GopMHpYIOTCS

cieayonme npodeccuoHaaIbHbIe KOMIIETCHITUU.



Koa u ¢popmynupoBka

KOMIIETeHIH U Jtansbl GopMUPOBAHHUSA KOMIETEHIIUN
[1K-3 CriocobHOCTE 3Haer MeToapl 1 METOUKH ICHTU(UKAIIMKA ¥ OIICHKH PUCKOB
MIPOBOJIUTH XO3SIMCTBYIONMX  CyOBEKTOB B  COOTBETCTBUU  C
CaMOCTOSITEJIbHbBIE pa3paboTaHHON MPOTrPaMMON.
HCCIICIOBAHUS B Ywmeer [TpuMeHSITh METO/IBI i METOAMKH HICHTU(DUKALINN
COOTBETCTBUU C PUCKOB, HHCTPYMEHTBI OLIEHKH ITApaMETPOB pPUCKa
pa3paboTaHHOU MTPOrpamMMoit XO03SICTBYIONNX CYOBEKTOB B COOTBETCTBHH C
pa3pabOTaHHON MPOTPaMMOiA.
Brnaneer | HaBbikaMu npUMEHEHHS METOJOB U METOJUK
UACHTU(DUKAIIMN PUCKOB, HHCTPYMEHTOB OLIEHKH
MapaMeTpPoOB PUCKA XO3SIMCTBYIONTNX CYOBEKTOB B
COOTBETCTBUU C pa3paboTaHHON MPOrpaMMOii.
[1K-7 CriocobHOCTD 3Haer HopmaTtuBHO-IpaBOBBIE M METOAUYECKUE JOKYMEHTHI,
CaMOCTOSITEJIBHO COCTaB M  CTPYKTYpY (UHAHCOBOM  OTYETHOCTH
OCYIIECTBIISATH MOATOTOBKY OPEANPUITH ¥ OpraHu3aldid, METOJAMKH aHajau3a
3aJaHuil 1 pa3pabaThiBaTh (buHAHCOBOW OTYETHOCTH KOMIAHUH, HH(GOPMALIMOHHBIX
MIPOEKTHBIEC PEIICHUS C 0a3 CTaTUCTUYECKUX JIaHHBIX C ILeJIpl0 cOopa U
yueToM (axTopa 00paboTKn uHpopmaruu, HEO0OXOMMOM TUTS
HEONPEIeTICHHOCTH, MOATOTOBKA WHBECTHUIIMOHHBIX TIPOEKTOB C YYETOM
pa3pabaThIBaTh PHUCKOB.
COOTBETCTBYIOLINE VYmeer IToaroraBanBaTh 3a1aHUA u pa3zpabaThiBaTh
METOANYECKHUE U YIPaBJICHUYECKUE penieHus, METOAMYECKHE u
HOPMAaTHBHBIE IOKYMEHTHI, a HOPMATHBHBIC JIOKYMEHTBI, Kacalolluecs BOIPOCOB
TaKXe MPEJI0KEHUS U YOpPaBJICHUS PUCKAMU HWHBECTULIMOHHBIX IPOEKTOB,
MEPOTIPUSTHS IO PEaIH- XO3SUCTBYIOINUX CYOBEKTOB.
3aIlMU Pa3pabOTaHHbBIX Brnaneer | HaBblkamu OLIGHKM M aHanu3a (PMHAHCOBOW OTYETHOCTH
MIPOEKTOB U MPOTPaMM MPEANPUITHI, HaBbIKAMHU Pa3pabOTKU METOAMYECKUX U
HOPMATHBHBIX JOKYMEHTOB, MOATOTOBKH 3aJaHUil H
pa3pabOTKH HHBECTUIIMOHHBIX TMPOEKTOB € YYETOM
PUCKOB, pPa3pabOTKH CTpaTeruii pUCK-MEHEIKMEHTa
XO3SUCTBYIOIIUX CYOBEKTOB.
[1K-10 CriocoGHOCTB 3HaeT Metonbl  (GopMupoBaHHS ~ CTpaTeTHil  NOBEJCHHUN
TOTOBHUTH AHAJIIUTUYECKHE SKOHOMHUYECKUX AareHTOB HAa OCHOBAHMM PE3YJIbTATOB
MaTepHuabl JJIs OIEHKH aHajam3a (hMHAHCOBO-PKOHOMHUYECKUX PHUCKOB.
MEPONPUITUIA B 00JIaCTH Metoauku pa3paOOTKu CTpaTeruili pucK-MeHEeIKMEHTa
YKOHOMMYECKOU IMOJUTUKHU U KOMIAHUK W Kopmnopauuil.  HamumonaneHele u
MIPUHSATHS CTPATETMUECKUX MEXIYHAPOJHBIX CTAaHAAPTHI PUCK-MEHEKMEHTA.
pELICHU Ha MUKPO- U Ywmeer [IpumeHsiTh  pe3ynpTaThl  aHalIM3a  (PUHAHCOBOTO-
MaKpOypOBHE HSKOHOMHUYECKUX PUCKOB IJiI OOOCHOBAHHS MOJOXKCHHM
cTpaTeruu PUCK-MEHEI)KMEHTA KOMIIaHHUI u
KOpHopanuii Ha OCHOBE HallMOHAJIbHBIX u
MEXIYHAPOAHBIX CTAaHAAPTOB PUCK-MEHEKMEHTA.
Bnaneer | Mertonamu, UHCTpyMEHTaMU U MIPpUEMaMU MUHUMH3ALIUN
(UHAHCOBBIX PHUCKOB KOMMAHUM U KOpHopauuii B
COOTBETCTBUU C  pPa3pabOTaHHON Ha  OCHOBAHHH
HallUOHAIBHBIX W MEXIYHApOAHBIX  CTaHIAPTOB
CTpaTeruu pucK-MEHEIPKMEHTA.
[IK -11 Crioco0HOCTE 3Haer Meroapl uneHTuduKanuu (GUHAHCOBO-DPKOHOMHYECKHUX

aHaAJTM3UPOBATh U
UCTIOIF30BaTh Pa3IMUHBIC
UCTOYHUKH UH(POPMALIUU

PHCKOB XO3SIICTBYIOIIMX CYOBEKTOB, OIIEHKH YpPOBHS
PUCKOB KOMIIAHMM M KOpPHOpalMd Ha OCHOBAHMH
aHanmu3a (aKTOPOB BHEMIHEH M BHYTPEHHEW Cpenbl,




JUJIs1 IPOBEJICHUS CTATUCTUYECKON MHPOPMAITIT
SKOHOMHYECKHUX PacUETOB VYmMeet Hcnonk30BaTh METOAbI WACHTU(DUKAIMA PHIHOYHBIX H

crnenupuYecKuX pPHUCKOB XO3SMCTBYIOUIMX CYOBEKTOB,
MHCTPYMEHTApUN  OLEHKUM YPOBHS  PpHUCKOB Ha
OCHOBaHUU aHaiu3a (PaKTOpPOB BHEIIHEW M BHYTPEHHEH
Cpefibl, CTATHCTUYECKOH HH(pOopMaIu

Bnageer | Merogamu wuiueHTU(UKALNUKA, WHCTPYMEHTAMH OLIEHKH
YPOBHSI PUCKOB HAa OCHOBaHMM aHaimu3a (HaKTOpPOB
BHEIIHEH M BHYTPEHHEH Cpelbl, CTaTUCTUYECKOU
uHpOpMaLnu.

Jist opmupoBaHus yKa3aHHBIX KOMIIETCHIIMA B pPaMKax IHACIUATLIAHBI

((PI/ICK-MCHGI[)KMCHT)) IIPUMCHAIOTCA  CICAYIOIMMUC MCTO/JAbl HWHTCPAKTHBHOI'O

OOy4eHHUS:

— TEXHOJIOTHS KeHC-CTaIu;

— CO3AaHHuC BpPCMCHHOI'O IIPOCKTHOI'O KOJUICKTHBA IJIA pa6OTBI Hal

BBIIIOJIHCHHUEM TBOPUYCCKOI'O 3aIaHUsA;

— KpYIVIOTO CTOJa ¢ NPUIVIALIEHWEM IIPEICTaBUTENIEH CTPaxoBOro OusHec-

COO0IIIeCTBA, MPEJCTABUTENIEH PETYIATOpa CTPAXOBOIO PHIHKA,;

— y4eOHasl TpyIIoBas TUCKYCCHS.




